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Claims: 

1. &A^ft f it|iiii H i i/Htl i hhMkuI for monito r ing for a us o r thc -pri c^ activities of a financial^ 
instrument traded in a financial market in a given timeframe, comprising: 

(a) plotting a plurality of bars on a price-time chart; said price-time chart is a two 
dimensional chart, with the Y-coordinates representing price and X- coordinates 
representing time, with the X-axis divided into a predetermined plurality of 
discrete intervals, each interval has a bar associated with it, each interval 
represents anWiount of time equal to that of the given timeframe, each bar 
contains at leasf\the high price and low price traded by the market during the 
associated time iirferval of the bar; and each bar is vertically displayed on said 
chart. \ 

(b) taking a bar from said chart, and building a frequency distribution diagram, said 
frequency distribution diagram divides the high and low price of said bar into a 
plurality of discrete predetermined price intervals, and said frequency distribution 
diagram records the amount oflrading activities taken place in each of the said 
discrete price intervals within theWiod of time represented by said bar; 

(c) deriving a set of discrete intra-market\lements from said frequency distribution 
diagram, said set of discrete intra-markeKelements comprising at least one of a 
continuous price range containing substantially high trading activities, a price 
interval containing the highest trading activities, and a continuous price range 
containing substantially low trading activities. \ 

(d) graphically representing each element of said set of imra-market elements by a 
symmetrical geometric figure, and overlaying said geoidrtric figure onto said bar; 
and, \ 

(e) displaying the overlaid price-time chart to the user. \ 
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2* The method of Claim 1(b), wherein said trading activities defined on a price interval 
\s the total volume traded within the price interval throughout the period of time 
represented by said bar. 

3. The mkhod of Claim 1(b), wherein said trading activities defined on a price interval 
is the number of predetermined constant time units the market trades at least once 
within the sfcid price interval throughout the time period represented by said bar, and 
wherein each said predetermined constant time unit represents a time interval 
substantially smaUer than the time interval represented by said bar; 

4. The method of Claim\l(a), wherein said price-time chart is a Bar Chart. 

5. The method of Claim l(aVwherein said price-time chart is a Japanese Candlestick 
Chart. \ 

6. The method of Claim 1(a), wherein said price-time chart is a Bar Chart without at 
least one of the open and close pricevdisplayed. 

7. The method of Claim 1(d), further comprises: 

graphically representing the price interval vtith the highest trading activities by a dot, 
said dot has the diameter substantially smallenthan the physical length of a time 
interval on the X-axis of said price-time chart, skid dot has the center being collinear 
with the high and low price of said bar, and the sahi dot has the Y -coordinate 
centered on the mid-point of said price interval; \ 

8. The method of Claim 1(c), wherein said continuous price range with substantially low 
trading activities is a continuous price range with the top end being the high price of 
said bar, said continuous price range encompasses a set of price livtervals on the 
frequency distribution diagram, and each price interval of said set oiSprice intervals 
contains trading activities below a predetermined amount; \ 

and the step of 1(d) further comprises: \ 



29 



^graphically representing said continuous price range on said bar by a geometric 
ire. 

9. The ntethod of Claim 9, wherein said geometric figure is a vertical line with a 
predefined width and color connecting the high and low of said price range, said 
vertical link is overlaid on an imaginary line joining the high and low price of said 
bar; \ 

10. The method of Claim 1(c), wherein said continuous price range with substantially low 
trading activities is ascontinuous price range with the bottom end of the range being 
the low price of the bavisaid continuous price range encompasses a set of price 
intervals on the frequency distribution diagram, and each price interval of said set of 
price intervals contains tradingsactivities below a predetermined amount; 

and the step of 1(d) further comprises: 

graphically representing said continuous price range with substantially low trading 
activities on said bar by a geometric figute. 

11. The method of Claim 10, wherein said geometric figure is a vertical line with 
predetermined width and color connecting the High and low price of said price range, 
said vertical line is overlaid on an imaginary line joining the high and low price of 
said bar. \ 

12. The method of Claim 1(d), further comprises: \ 

graphically representing at least one continuous price range witKsubstantially high 
trading activities by a geometric figure and overlaying said geom^ric figure onto said 
bar , said geometric figure is a rectangle with a predetermined width\nd length, said 
rectangle has vertices with Y-coordinates enclosing said continuous priis^ range with 
substantially high trading activities, and said rectangle has the center beink collinear 
with the high and low price of said bar; \ 
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13. The methed^of Claim 12, further comprises a coloring scheme wherein said rectangle 
is hollow if the dose^rtce4sJiigher than open price of said bar, and is filled if the 
close price is lower than open price of sauTbaf^^^ 

14. The method of Claim 12, wherein said price-time chart is a Japaitese^andlestick 
Chart and said rectangle has an identical width with the body of said bar, sai3^--^^ 

^_>4ect5iIgfe^ontain s a patte r n to di sttftgttish4 t-f io in the body of said bar - ■ 

15. The method of Claim 14, wherein said pattern is a slanted stripe pattern. 




lie method df Claim 1, wherein said continuous price range c ontaining substantially 
igh trading activities is derived by steps comprising: 



(a) calculating the mean price of the price distribution on said frequency distribution 
diagram, denoting the result by X; 

(b) calculatingahe standard deviation price of the price distribution on said frequency 
distribution dfcigram, denoting the result by Y; 

(c) defining said contintf&ns price range to be the value X ± (Y)(b), wherein b is a 
predetermined constant, 

17. The method of Claim 1, wherein saukcontinuous price range containing substantially 
high trading activities is derived by stepsN^mprising: 

(a) fetching a predetermined constant, summin^sthe total amount of trading activities 
in the frequency distribution diagram, multiplying said predetermined constant by 
the said total amount of trading activities, and denoting the result by X; 

(b) said continuous price range containing substantial tradingsactivities is the 
narrowest price range on the frequency distribution diagram\hich contain total 
trading activities larger than X; 
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\18. The method of Claim 1(c), wherein said continuous price range containing 

\ substantially high trading activities consists of a set of discrete price intervals which 
comprises at least one price interval, said set of discrete price intervals contains 
average trading activities greater than a predetermined amount. 

19. The method of Claim 1(c), wherein said continuous price range containing 
substantially high trading activities consists of a set of discrete price intervals which 
comprises atteast one price interval, each price interval inside said set of discrete 
price intervals contains trading activities greater than a predetermined amount. 

20. The method of Clartn 1, wherein the step of 1(b) further comprises: 

taking each of the bars Vom the said chart, and plotting a frequency distribution 
diagram for each bar; \ 

and the step of 1(c) further comprises: 

for each of the bars, deriving set orintra -market elements from the corresponding 
frequency distribution diagram, said s^of intra-market elements comprise at least 
one intra-market element; \ 

and the step of 1(d) further comprises: \ 

graphically representing each intra-market elemeht of said set of intra-market 
elements by a geometric figure and overlaying said geometric figure onto the bar. 

21. The method of Claim 1, wherein said frequency distribution diagram is built 
internally by the computer and is not displayed to the user, \hile the price-time chart 
with the overlaid intra-market elements is displayed to the userSy 

22. The method of Claim 1, further comprises: \ 

Allowing the user to select the set of intra-market elements to be overlaio^n said 
price-time chart. \ 
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\ 

The method of Claim 1, further comprises: 

flowing the user to define the geometric figure used to represent an intra-market 
element. 

24. An apparatus of charting price movements in a financial market with a given 
timeframe, comprising: 

a storage de\tice; and 

a processor connected to the storage device, 
the storage device storing 
a program for controlling the processor; and 
the processor operative witl^the program to: 

(a) receive a chart display request from a user; 

(b) display a price-time chart which\one of the Bar Chart, the Japanese Candlestick 
Chart, the Bar Chart without the opeHjmce displayed, the Bar Chart without the 
close price displayed, and the Bar ChaiWithout both the open and close price 
displayed; \ 

(c) take at least one bar from said price-time chart ahd gather a set of data pairs, said 
set of data pairs includes at least one data pair, andWd data pair consists of a 
price interval and the trading activities taken place inside said price interval 
within the time period associated with said bar; \ 

(d) based on said set of data pairs, derive a set of intra-market elements which include 
at least one of a price range with substantially high trading activities, a price range 
with substantially low trading activities, and a price interval with the highest 
trading activities; \ 
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\(e) graphically represent each intra-market element from said set of intra-market 
\ elements by a geometric figure and overlay said geometric figure on said bar of 
said price-time chart; and, 

(f) display the overlaid price-time chart to the user. 

25. The apparatus of Claim 24(d), wherein said trading activities defined on a price 
interval is the total volume traded within the price interval throughout the period of 
time represented tsw said bar. 

26. The apparatus of Claihi 24(d), wherein said trading activities defined on a price 
interval is the number oforedetermined constant time units the market trades at least 
once within the said price interval throughout the time period represented by said bar, 
and wherein each said predetermined constant time unit has a time interval 
substantially smaller than the timednterval represented by said bar. 

27. The apparatus of Claim 24(d), whereiK the step of deriving a set of intra-market 
elements includes building a frequency distribution diagram, said frequency 
distribution diagram divides the high and lW price of said bar into a plurality of 
discrete predetermined price intervals, and said frequency distribution diagram 
records the amount of trading activities taking J^ice in each of the said discrete price 
intervals within the period of time represented by said bar. 

28. The apparatus of Claim 24(e), further comprises: \ 

representing a price interval with the highest trading activities computed from step 
24(d) by a dot, said dot has the diameter substantially smaller than the physical length 
of a time interval on the X-axis of said price-time chart, said dot hks the center being 
collinear with the high and low price of said bar, and said dot has Y-C^ordinate 
centered on the mid-point of said price interval. \ 
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29\The apparatus of Claim 24(d), wherein said continuous price range with substantially 
loW trading activities is a continuous price range with the top end of the range being 
the high price of said bar, and each price in said price range contains trading activities 
below ^predetermined amount; 

and the step of 24(e) further comprises: 

graphically representing said continuous price range by a geometric figure and 
overlay said geometric figure on said bar of said price-time chart. 

30. The apparatus of Claim 29vwherein said geometric figure is a vertical line with 
predetermined width and colfor connecting the high and low price of said price range, 
said vertical line is overlaid onNan imaginary line joining the high and low price of 
said bar. \ 

31. The apparatus of Claim 24(d), wherkn said continuous price range with substantially 
low trading activities is a continuous price range with the bottom end of the range 
being the low price of said bar, each price reside said continuous price range contains 
trading activities below a predetermined amouhfc 

and the step of 24(e) further comprises: 

graphically representing said continuous price range with substantially low trading 
activities on said bar by a geometric figure and overlay said geometric figure on said 
bar of said price-time chart. \ 

32. The apparatus of Claim 31, wherein said geometric figure is a vertical line with 
predetermined width and color connecting the high and low price of saiii price range, 
said vertical line is overlaid on an imaginary line joining the high and low\>rice of 
said bar. \ 
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33 /iFhe apparatus of Claim 24(e), further comprises: 

graphically s t^presenting at least one continuous price range with substantially high 
trading activities s by a geometric figure and overlaying said geometric figure onto 
said bar, said geometri^figure is a rectangle with a predetermined width and length, 
said rectangle has vertices witii^^oordinates enclosing said continuous price range 
with substantially high trading activiti^and said rectangle has the center being 
collinear with the high and low price of said Tba^ 

34. The apparatus of Claim 24(e), further comprises a coloftngscheme which 
distinguishes whether said bar has the close price above the op&lhpjice. 

35. The apparatus of Claim 33, wherein said price-time chart is a Japanese CanSi^stick 
Chart and said rectangle has an identical width with the body of said bar, said 

* rectangle c ontai fls-a-patt ein tu dis t ing uish ii from ihe bod y - of said bar r 



36. The apparatus of Claim 35, wherein said pattern is a slanted stripe pattern. 
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The appa r atus of Claim 21(d), wherein said continuo u s , price range conta i n i ng 

siibstantially high trading activities is derived by steps comprising: 

(a) samplin^set of prices and the total trading activities taking place throughout the 
time period assbqmted with said bar for each price of said set of prices; 

(b) based on the price-activitys^istribution from said sampling step, computing a first 
price X which is one of the me^hsthe median, and the mode of said distribution; 

(c) computing a second price Y which is the^tandard deviation price of said 
distribution; X. 

(d) defining said continuous price range containing subsfoqtially high trading 
activities to be equal to X ± (Y)(b) wherein b is a predetehimied constant. 
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38/Xhe apparatus of Claim 24(d), wherein said continuous price range containing 
substantially high trading activities is derived by the steps comprising: 

identifying^he narrowest continuous price range on said bar containing trading 
activities greatkthan a predetermined ratio of total trading activities for all prices on 
said bar. \^ 

39. The apparatus of Claim 2^(d), wherein said continuous price range containing 
substantially high trading activHtes encompasses a set of price intervals, said set of 
price intervals comprises at least onfesDrice interval, each price interval inside said set 
of price intervals is traded at least once ;by the market within the time period 
associated with said bar, and said set of price intervals has average trading activities 
greater than a predetermined amount. \ 

40. The apparatus of Claim 24(d), wherein said continuous price range containing 
substantially high trading activities encompasses a set olsprice intervals, said set of 
price intervals comprises at least one price interval, each prk^ interval inside said set 
of price intervals is traded of at least once by the market within^he time period 
associated with said bar, and each price interval in said set of price^mtervals contains 
trading activities greater than a predetermined amount. \ 

41. The apparatus of Claim 24, further comprises: \ 

for each bar in said price-time chart, derive a set of intra-market elements which 
comprises at least one price range with substantially high trading activities, a price 
range with substantially low trading activities, and a price interval with the highest^ 
trading activities, and graphically overlaying each of the set of intra-market elements 
oirth©-^sseeiafea~6arnr^ ^~ 



42. The apparatus of Claim 24, further comprises means for updating said price -time 
chart in a real-time environment. 



